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DI BURSA EFEK INDONESIA by Septiani, Yanika
Hipotesis 1 (Sebelum normal) : 
Case Processing Summary
78 100,0% 0 ,0% 78 100,0%Unstandardized Residual
































































,237 78 ,000 ,616 78 ,000Unstandardized Residual
Statistic df Sig. Statistic df Sig.
Kolmogorov-Smirnova Shapiro-Wilk
Lilliefors Significance Correctiona. 
 
 
























































72 100,0% 0 ,0% 72 100,0%Unstandardized Residual

































































,098 72 ,086 ,972 72 ,114Unstandardized Residual
Statistic df Sig. Statistic df Sig.
Kolmogorov-Smirnova Shapiro-Wilk
Lilliefors Significance Correctiona. 
 
























































UJI HETEROSKEDASTISITAS  
Coefficientsa
,009 ,001 7,620 ,000












Dependent Variable: ABS_RESa. 
  
UJI AUTOKORELASI  
 
Model Summaryb










Predictors: (Constant), Labaa. 
Dependent Variable: Ritb. 
  
 
UJI MULTIKOLINEARITAS  
Coefficientsa
-,001 ,002 -,585 ,561











t Sig. Tolerance VIF
Collinearity Statistics




















All requested variables entered.a. 


























Squares df Mean Square F Sig.
Predictors: (Constant), Labaa. 





-.001 .002 -.585 .561


























72 -,0411 ,0352 ,000129 ,0138906






















































Hipotesis 2 (Sebelum normal) : 
Case Processing Summary
78 100,0% 0 ,0% 78 100,0%Unstandardized Residual































































,245 78 ,000 ,613 78 ,000Unstandardized Residual
Statistic df Sig. Statistic df Sig.
Kolmogorov-Smirnova Shapiro-Wilk
Lilliefors Significance Correctiona. 
  
























































71 100,0% 0 ,0% 71 100,0%Unstandardized Residual































































,100 71 ,075 ,971 71 ,094Unstandardized Residual
Statistic df Sig. Statistic df Sig.
Kolmogorov-Smirnova Shapiro-Wilk
Lilliefors Significance Correctiona. 
 



























































UJI HETEROSKEDASTISITAS  
Coefficientsa
,009 ,001 7,404 ,000
-4,3E-007 ,000 -,068 -,256 ,799
1,23E-006 ,000 ,218 ,984 ,329
1,76E-006 ,000 ,137 ,514 ,609















Dependent Variable: ABS_RESa. 
 
UJI AUTOKORELASI  
Model Summaryb










Predictors: (Constant), AKP, AKO, Laba, AKIa. 
Dependent Variable: Ritb. 
 
UJI MULTIKOLINEARITAS  
Coefficientsa
,001 ,002 ,399 ,691
1,89E-006 ,000 ,197 ,774 ,442 ,214 4,677
2,60E-006 ,000 ,304 1,423 ,159 ,304 3,291
9,03E-006 ,000 ,466 1,819 ,073 ,211 4,730














t Sig. Tolerance VIF
Collinearity Statistics





















All requested variables entered.a. 
Dependent Variable: Ritb. 
  
Model Summary






















Squares df Mean Square F Sig.
Predictors: (Constant), AKP, AKO, Laba, AKIa. 





.001 .002 .399 .691
1.892E-06 .000 .197 .774 .442
2.596E-06 .000 .304 1.423 .159
9.033E-06 .000 .466 1.819 .073

























71 -,0341 ,0352 ,000710 ,0130797
71 -1500,35 6256,8558 641,7102 1361,1363228
71 -2821,00 10113,33 508,0022 1530,2213115
71 -1777,26 4258,7896 -174,932 674,0481361



















































Hipotesis 3 (Sebelum normal): 
 
Case Processing Summary
78 100,0% 0 ,0% 78 100,0%Unstandardized Residual
































































,229 78 ,000 ,625 78 ,000Unstandardized Residual
Statistic df Sig. Statistic df Sig.
Kolmogorov-Smirnova Shapiro-Wilk
Lilliefors Significance Correctiona. 
 


























































63 100.0% 0 .0% 63 100.0%Unstandardized Residual
































































.103 63 .091 .979 63 .347Unstandardized Residual
Statistic df Sig. Statistic df Sig.
Kolmogorov-Smirnova Shapiro-Wilk
Lilliefors Significance Correctiona. 
 























































.010 .001 10.947 .000
-1.87E-06 .000 -.397 -1.171 .246













Dependent Variable: ABS_RESa. 
  
UJI AUTOKORELASI  
Model Summaryb










Predictors: (Constant), NBE, LABAa. 
Dependent Variable: RITb. 
 
UJI MULTIKOLINEARITAS  
Coefficientsa
-.001 .001 -.563 .575
-7.03E-06 .000 -.956 -3.183 .002 .135 7.381












t Sig. Tolerance VIF
Collinearity Statistics









UJI HIPOTESIS (H3) 
Variables Entered/Removedb







All requested variables entered.a. 

























Squares df Mean Square F Sig.
Predictors: (Constant), NBE, LABAa. 





-.001 .001 -.563 .575
-7.03E-06 .000 -.956 -3.183 .002


























63 -.0244 .0352 .000606 .0103439
63 -263.8591 6256.8558 731.1081 1406.8715988







































Hipotesis 4 (Sebelum normal) : 
 
Case Processing Summary
78 100,0% 0 ,0% 78 100,0%Unstandardized Residual
































































,245 78 ,000 ,622 78 ,000Unstandardized Residual
Statistic df Sig. Statistic df Sig.
Kolmogorov-Smirnova Shapiro-Wilk
Lilliefors Significance Correctiona. 
 
























































67 100,0% 0 ,0% 67 100,0%Unstandardized Residual
































































,091 67 ,200* ,970 67 ,102Unstandardized Residual
Statistic df Sig. Statistic df Sig.
Kolmogorov-Smirnova Shapiro-Wilk
This is a lower bound of the true significance.*. 
Lilliefors Significance Correctiona. 
 

























































,008 ,001 7,567 ,000
8,29E-007 ,000 ,159 ,426 ,672
-3,6E-007 ,000 -,304 -,972 ,335
1,22E-006 ,000 ,265 1,099 ,276
2,69E-006 ,000 ,256 ,883 ,381
















Dependent Variable: ABS_RESa.  
UJI AUTOKORELASI  
Model Summaryb










Predictors: (Constant), AKP, AKO, NBE, AKI, Labaa. 
Dependent Variable: Ritb. 
 
UJI MULTIKOLINEARITAS  
Coefficientsa
7,95E-005 ,002 ,051 ,960
-4,3E-007 ,000 -,052 -,149 ,882 ,113 8,834
7,13E-007 ,000 ,375 1,288 ,203 ,162 6,171
2,10E-006 ,000 ,287 1,283 ,204 ,274 3,652
8,12E-006 ,000 ,488 1,805 ,076 ,188 5,308















t Sig. Tolerance VIF
Collinearity Statistics
















All requested variables entered.a. 
Dependent Variable: Ritb. 
 
Model Summary





















Squares df Mean Square F Sig.
Predictors: (Constant), AKP, AKO, NBE, AKI, LABAa. 





7.947E-05 .002 .051 .960
-4.27E-07 .000 -.052 -.149 .882
7.134E-07 .000 .375 1.288 .203
2.105E-06 .000 .287 1.283 .204
8.118E-06 .000 .488 1.805 .076

























67 -,0284 ,0352 ,000082 ,0115191
67 -1500,35 6256,8558 669,4249 1396,3102434
67 -20939,6 32458,78 2250,058 6056,6685500
67 -2821,00 10113,33 527,2559 1573,2905732
67 -1777,26 4258,7896 -172,563 692,0999704









N Minimum Maximum Mean Std. Deviation
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
